CHREZEMRRERERSHIESFRREE
2016 £3F 4 EREWRE

2016 4£ 12 A 31 H

HEBFEN: LHAEESEERMBERAF
EEFXEN: PEREBITROARAH
REZEHBER: 201741 A 198



IR E IR RIES 2016 4F45 4 R

§1 EEHRR

FEE AR EF S LEFRIEAR RS TR RRICHE. RS EE iR,
FEXTFL YIS HER R e B AR A ) S DT

BIEE NP ERAERITRO AR AAREARESEERME, T 20174 1 H 17T HEK A
A I S5 R SRR B A SIS S, RIERE N R NEERRICE. RS
NE AN DN b

G R LA F L SR S R 0 AN IS AR B W, (RN RIERE S — s A

F GRS BUFAMCRHARRERI . B XK, 858 AENE W5 DR ST R 40 e 3 A
e EE AV LR

ARG I 55 B RER W 1T

AAEWIE 2016 4F 10 H 1 Hig% 12 A 31 Hik.

§ 2 EEF RN

FE G HRR N Sv 7 SlTaey

5o A 001801

S Y (S E LT iR

ity VeS| 2015412 H 2 H

et BIR B S A0 B 300 1, 114, 606, 394. 38 f
T P 428 1) RS FH DR B P S B Ve I Bk |, A%

bt b BB RN ES TR E, RISk

h TPy, S s A T I K R

1.
AT GG T AR S R R SR AT . UK TH . T
WS Z R, SG68RERETFER, T
FIE W ANETE R SRS, FEE R R BT A

B S G HFIRIIE T, MRRAEGTPRE. fifr. It

) M3 T AN E R I 2 ik 4

P B At S AT R L B AN S TR R, DO
EE BT RS, 4 S I 4 B 7 B R
Falg Mg
NS =Y P 0 1= o A K P

Sk ggmmhﬁwmﬁ%w%%&mhﬁwmﬁ
ARFEG IR TG, FL T RURS AN T AU &5 v

AR AL 2 AR5 AIE FRmmigREEMGE ML S, KT RERE
&, BT s KSR I 56 4

A== N LR E RSB BB IR A T

EEFEEN Hh ] R AR HRAT A A B A )

¥ 212 W



IR E IR RIES 2016 4F45 4 R

T o 2 Fe 4 1 R 4 TR R DR IR IES A DR EIRES C
NEHFEE ALY 001801 002165

IR N R 70 S < A0 S A

988, 903, 028. 80 1>

125, 703, 365. 58 3

§ 3 EEMFIHRIEMESIFERIN

3.1 EEMZ R
Hhr: ARt
ESt JlE s N WAEW 200610 H1 H — 20164 12 H 31 H )
TN E IR IR S A LN E RIS C
1. AW 4,320,011. 62 621, 979. 24
2. ARWFE -22, 973, 476. 53 -3,051, 234. 32
3. IR 3 4 A BA HA R i -0. 0241 -0.0184
4. WIRFEE T HE 1,015, 479, 829. 42 128, 323, 300. 09
5. WIRESMBUFE 1. 027 1. 021

E: L A OSBGE R S ARL SN . Bestilieas . AR ORE 2 seprE2shlia) 0
BRAH IS 2R R A, AR Dy A 3] S p i s n B A o fe il AR sl i .
2 Frid e SHEhs AN IR NNWEEE 5 2 &S T3, TEA S RYE SEPrii e AT 28T

FiHIACT
3.2 &R ERN
3.2.1 ARG WESOIUHEIE KR L5 F RNk S 8 s R )
TR E KRR A A
- ERK | A EBKR | RO | W B B B
B x| mezo | miaxe | asxmeze | O© | @70
0 —_ /N
iiéi;# [ =2.00% 0. 15% -0. 28% 0. 39% -1.72% -0. 24%
TR E kKRS C
N BEMK | SEMKE | UAESE | Wit | B
AR 20 | w20 | muaxe | axpeze | O © | @@
N —_ /N
liiiag [ -2.11% 0. 14% -0. 28% 0. 39% -1.83% -0. 25%

ﬁ;
w
b=l
H
o
b=l




TR B ISR S 2016 4F48 4 =RFRA

3.2.2 BEES A FAEMURES RIHFEHKRARD KIS RS R A AR &
BN L

E iiﬁ?]ii&ﬂﬁﬁ&ﬁ&ﬁﬁ%ﬂﬂ*ﬁﬂﬁﬁﬁ; foi 39 b 55 L 48 HE A WS i 8 1) By S B

6.02% -

3.01% 1

1.51% -

0.00% -

-1.50% A

-3.01% A

-9.03% 4

2015-12-02 -

2015-12-21

2018-071-09 A [-----=t--

2016-01-28 4 -

2018-02-16 | [=-rmmrmien=

L 150 = e e A
2018-11-27

| [ u (= R0 = [ = R S S——

= W R A o TR D I8 A ol B




TR B ISR S 2016 4F48 4 =RFRA

Wﬁﬁﬁﬂﬁﬁﬁ%&ﬁﬁ%ﬂﬁﬂﬁ%ﬁgwﬁﬂﬁw&%%&&%mwﬂﬁ%
A

2018-11-27

Fu s 5 2 1 1= O R S SR
2016-01-284 -~

2016-02-16 -4 eio s

2016-08-09 4 |-1-------i -

=
o
(%]
o
w
w
o
(]

2015-12-02 1 =

[— sk gem A c

™

C 2 6 W D O K
e ARSEOHINA (EEAF) A% H (2015412 H2 H) &6 MH, @EaWIghfn %

T8 7 I L L B [ R E

— B 7 O M |

>

§4 BEARE

4.1 B&2HE (RESZENA) fHifr

EAFEE RIS ZIR | EFEML .
BE RS Tomam | mmam | W A
NN EEE: PE. 2. EEK
% 24 PG, SR
& 1 T B FEe MM ER. Mk
TR F Pi: EATIERIESR I A R
H4r AwFE TR im,
W E 4| 2015 4E 12 5 UE R AR A R A 7 2 5F
i (LOF) | H2H B 5 BT (8] 5 0 & e 2% o bt
e 00 i, 2012 2 5 H NI &
s ik BEE&ERR M ARAFME
kR A [ 5 W 2 R 2 ATl 2015
H4r 5 H 25 HEASFILIRNG
nER RS R A e A

&
a1
p=!
H
o
p=!



IR E IR RIES 2016 4F45 4 R

ZRA ZFPE, 2015 4F 11 H 18
B A HESTILRE FEEAE
KRR IR Wi 4. LN E 4
B i fit (LOF) &4 (JFILINE &
w F e Fodfisritse) MEeEs
I TR FE, 2015 4E 12 H 2 HEA
fit 75 K& RIS B IR A R4
AR/ HEAH, 2016 £ 3 H 11
B KB HEASTILRE BERE
] & RAEREMIESLH, 2016
TF T8 A 3 H 16 HEASMTILIRE
T TR A ) 58 SR T TS o7
b1 GRS ZTE, 2016 4 12
BB K H 6 HEASRILHRE KA
%R & & ATt 77 2k 4 1) 2k 4
a0 23, 2016 4F 12 A 21 H&E
nE & SARIC I B B B R kRS
Hii £ 77 HEMIELH, 2016 F
B am 12 H 26 HEASTILRNE
&% B Ea Sl E S reaeei

i,

E: 1 e EEEe2E, H CERENY vEeSRANH, H BRI RE L E R
DU SE RIS H 390
2. FE e e, K ERAN” M SRR 2 RIFRYE 2 = S SOE i ISR B AR
H 391
3+ UEZF ML SGEMATIE 2 CGUEZFAL AL S B BT NED AR ILE -
4.2 EEAXR G AL ESEEERTEB LKA

AT E BN IR (R N RSO ENESR 5 2 i) SHAAH G
ML IR 2 RUEMAIE & A RINZ0E, AFE WA B st E N E BALE R e 3™, £
TR P ARG O FE A b, O FE B B A NSRRI S, o B SR AR AT . A%
SXEREE BTN, FRERFHEFEAREMEEEEFILAE.
4.3 AP GET Y
4.3.1 AR 5 H ERHAT R

A E N EAR R E M R, RIEHEIER > QEFREEEEHA R AT
TR EI) SEM, SR, @77 e, AR TS AR, HRREEIT
BAHEE . FrE % S B E A S A R G MBS, KA. BT RTS8 S 55

F6 12 1



IR E IR RIES 2016 4F45 4 R

Wi, . R PSRRI, JFR T 0 TR FHRodr. RERE. ZZHHIT. Ak
GuEh. WERESIATTI AT L.

AR I, TG B AFAE Gy FEAN A5 Gy L S T iR A At — 28 R itk
B IR ERE RN B AZ HIR R A ROBAT, WIRRHREMALRE. TR AT EHhA 5 AT
1T B o ™ PRI BN o BT S8 AE N I P52 5 B A AT R O R4

AIE A, BRSNS EIR PRI A, AT E AR KIUE
i S AR H AT -
4.3.2 REXHITAKE RN

AR A RS B NE BN BRAE S 505 T A5 F B R E 58 5 A )
FIN A by B IZAE TR 2 H S AR SRR 5 IRMON 8 Ik, T AL &Rk 3 8. S Em sy
TR KDL 1 DL
4.4 REMAE SRR RS IES T

VO 2 8 R TV B ARFR S5, AR T R S TSR AT, T plt i P A Rt
A1 FF, P AN AR I, SR SARG B MBI R . DUZRRE Tl SR e o2 o
0] KO AN A R T it ks S 4k S KR S, I B M A B 4= A AR SR, BRI
AR, FELTE . WK mME ST, WU R BESR IR L R, RITEA T
BRI RBK T RGN TIR, BRI T R SRR, JE 4 FEARE SRR
WIS DUZERE G T RIE AT, REhl@ 11 A ALk, BEAE SHUALTE R @K & iE 8 8 n
LS MECRICE, SINSEBAEINE, Rl 2 EmPUREFEL, SrTmEEERmE, B
BEWTR, SR SRR MG R KIS T, 26 R % 8 EAT 100-200BP. PUZRAER
HORFFIX AR, WAEBRA T N ER ML, BAEE, FUESRIREE A L 3. 29%, ERIIK
T8 3. 69%, AV T 8. 74%.
AL FUIR AR IR T B R R R R G, BINS 5 RE Ay R, JERE
BB R L], TR RAR Tt B bR . BRI, A& AR FFTE DY 2 O PR,
PR it 55 T I At o AR B R 0, 2L 540t B — 2 T [T

4.5 GBI ESKL SR

AN, ATEE A FEHRK -2, 00%, C FHFEIG KA A-2. 11%.
4.6 |EWNEETFH ANBEES T AT RN

Teo

#
~
=il
F
]
=il



IR E IR RIES 2016 4F45 4 R

§5 BEAGWE

51 |EMRZEEZ=HEHEMR
FFe Tt H &8 o) i 3 MBI (%)

1| B e 62, 616, 739. 47 5. 40
Hr: SR 62, 616, 739. 47 5. 40
B iy - _
3| BhE st 1,023, 139, 500. 93 88. 27
Hrp: fiigz 1,023, 139, 500. 93 88. 27
BE P SCHFUESF - -
4 | REERT - -
SRATAE R - -
6 | ENREESHT 40, 800, 000. 00 3.52
FHorpr: SEW R SE N R B B

& Rl
WATfER NG E /AT S E T 20, 306, 761. 20 1.75
Hoptr 5% 12, 288, 790. 79 1. 06
it 1, 159, 151, 792. 39 100. 00

5.2 EHREBAT W RIBRER R A S
5.2.1 WEHIRZEITU A ROFABRERRAS

(E] EReSil KReE Co i 2R B B B (%)

A AR R B il - -

B | KAk - -

C falbe% 27,319, 782. 10 2.39

e IR,
D BT TT BRI 4,736, 618. 66 0.41

Rl

HF 15, 592. 23 0. 00

R FnE A 5, 373, 398. 32 0. 47

AEIE . AT - -

Tlo|T|lm

fpE FE Ol - -

5 R AR BRI SS
N4

—

3,309, 370. 00 0.29

SRl 21, 861, 978. 16 1.91

el - -

LGN 55 Ak 55l - -

FHEWTFEBAR R S5 - -

IKA L IREEAA FL Bt i R, - -

JE R ARSS  ASEEA A AR 55l - -

#H - -

O|T|o|lZ2|l=2|c|=m|H

PA A2 TAE - _




IR E IR RIES 2016 4F45 4 R

S R H AR AR L

S LR - -
it 62, 616, 739. 47 5. 47
5.3 MEMRIZA RMME SEE T =3 E AR /DHEF AT T2 R E S 5 B4
= . i . o T
e Ji ZEARHS JIE B A4 R = B ARME o) B (%)

1 000001 P2 BT 800, 320 7,282, 912. 00 0. 64
2 002152 ] HIEIE 500, 000 6, 640, 000. 00 0.58
3 601166 POlVARAT 400, 000 6, 456, 000. 00 0. 56
4 000625 K2R 369, 902 5,526, 335. 88 0.48
5 600886 EH ) 560, 000 3, 735, 200. 00 0.33

6 600406 FH, T Fif 199, 000 3, 309, 370. 00 0.29
7 000590 JA 1 T 149, 951 2,946, 537. 15 0.26
8 601377 MAVAES 369, 000 2, 822, 850. 00 0.25
9 603939 mFEZ 5 94, 838 2, 810, 998. 32 0.25
10 000919 G2 200, 000 2, 706, 000. 00 0.24

5.4 REMREFRFRBFHTROREFRTAE

¥ fie 75 A ARME o) A TR E ] (%)

1| Exfigz 74, 745, 000. 00 6.53

2 | AR - -

3| &R - -

Horp: BURMEER - -

4 | lkfizz 587, 300, 196. 70 51. 35

5 | AVAT R BT I 239, 599, 000. 00 20. 95

6 | "R 86, 586, 000. 00 7.57

7| Al (AP R 34, 909, 304. 23 3.05

8 | EhlkfFH - -

9 | HAth - -

10 | Ait 1,023, 139, 500. 93 89. 45
5.5 HEBARE A SAME G ZEE B = 3E L K/ HERF B RN L R 8 5 B 40

e | mmm | mEaR | HE GO | ARiE oo | Do e

Eepl (%)
1 019546 16 [E i 18 750,000 | 74, 745, 000. 00 6. 53
2 011699569 16 FEKAR 500, 000 | 50, 185, 000. 00 4.39
SCP001
3 1680376 16 A3l A5 ot 350,000 | 33,390, 000. 00 2.92

L

9 W 312 I




IR E IR RIES 2016 4F45 4 R

01
4 1580066 15 M1l & £5 300, 000 31, 416, 000. 00 2.75
16 Ak a8
5 011616006 R 300, 000 | 29,910, 000. 00 2.61
SCP006

5.6 M EHIRIZ A RHE G2 S ™3 E LR/ M HEF BB +48 B SCRRIES B R

il
T AT GAR T WA RRFAT B SCHFIE SR -

5.7 M EFARIE A SAE 5 2 S B 75E LI K/ N HEFR OB 45 Bt e IR B Al

E: AREAMENRARFFA ST /B

5.8 M EWARIE A SRAME b 2 S B 7155 LI K/ HEFP B B FLA2 BGIE S B2 A 40

T ARG A RS IR RS BUE .
5.9 MEWAREFE BB MBI 1B 0L UL A
T RS IR A S TR S
5.10 REFIARFEER B ERYI L HH LU
Vs R AR AR & TE RO S

5.11 HEASWEME
5.11.1

5 I A S G B AT A ISR R AT EAR S B E /R T L R A

—HENZEIATTETT. AT

&
=
=

Bt
s
B
&
=
=
&
+
X
=
p L
o
iy
FH-

5.11.3 HALE PR

i e 1 TR RILE (1 #8 R PBE SR

BAEAR T 4 ] AT

S FHK & o)

A7 H PRIE S

51, 396. 15

IESCIE S K

YA

IS

12,178, 226. 79

USRI ER

59, 167. 85

HoAth SYSGK

TR

(ool BN I e pIN (NG BN IS ISR I NO RN

HoAs

b
=
=
P
~
p=it




IR E IR RIES 2016 4F45 4 R

12, 288, 790. 79

5.11.4 HEWIREFE B THREBSAK T4 HA

5 AR i 2 n e E o) b3S T E B (%)
1 110034 JUMEEfR 12, 195, 000. 00 1.07
2 110031 IR EE b 7,513, 736. 00 0. 66
3 113009 | R 5, 806, 000. 00 0.51
4 128009 R A 1, 290, 643. 20 0.11
5 128011 AR 325, 309. 43 0.03
6 110035 H = #A45 209, 260. 80 0. 02
7 127003 T ENFE £ 180, 401. 40 0. 02
8 132004 15 [E % EB 6, 678, 810. 40 0. 58
5.11.5 G AR AT+ 42 B B AP AR E 32 R 15 00 A Ui B
TRy | HEEE
Fe Ji% ZEARAG % 22 44 R HIARME | FEEE | s PR U
(7o) ] (%)
1 600406 FH, e i 3, 309, 370. 00 0. 29 ORI
§ 6 FHHREESHFERD
BT Ao
I H ICANE IS RIRA A ICINEIBIRIRS C

T S AL <ty U 0

626, 672, 738. 66

198, 930, 342. 10

5 ST ] i <5 5 FR DI 3 20

423, 347, 869. 82

25,663, 630. 40

k- 5 75 U301 35 < A T [ 473 0

61,117, 579. 68

98, 890, 606. 92

75 SIS0 F) B AR B A (A A

U851

T S AR L < 0y WL 20

988, 903, 028. 80

125, 703, 365. 58

T S RS LA L R

E: AREHIAEE

S [ 73 5 A et

§7 ZEEEANBHERRERRFESRER

fts

E}

BANRIZHIE A e R AT

11 o1 12 T



IR E IR RIES 2016 4F45 4 R

§8 #AXFEZR

8.1 #EXMHHEZ
L o ERIE S AR & A IR TS e B VR A IR 7 4% 57 A e SR AR I S A
2 C(LME ARG BR A AIE R AR SRS SR
CEIN & IS TR R G R B IR A BNE S SRR S E 0
4. FEEE NS TR BV,
v IR IHNCES & I8 ORI G BRSBTS AR AR E T R I S A
6. F [EIIE 2 B SR I oAt SO A

0|

wW
P

1

8.2 i =
T EE 99 SE HEFR AL 21 & LIRS LSRG R A
8.3 R

PR FE O TARIEGE NI AR R TRL ], B8 36 445 B Ml www. 99fund. com £ 4,
AR AT GE BN P RS O HLIE: 400-888-9918 Bl FHRAE S .

TN & 2 B A PR A W
201741 H 19 H

b
o
=
P
~
p=|



